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markets are examined from communication-theoretical perspectives on the dynamics of information and meaning. 
This study focuses on the link between the dynamics of investors’ expectations and market price movement. The
model for market asset price dynamics, based on a non-linear evolutionary equation linking investors’ expectations
and market asset price movement, is provided. Model predictions are tested on various FX, energy, food, and indices
markets along different time frames. The results suggest that the model predicted time series is co-integrated with
asset time series which implies that the proposed model can be used to forecast future price movement. 
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Processing and Meaning Generation among Different groups of Investors and the Market Asset Price Movement'. 

We greatly appreciate your assistance. 

Best wishes, 

Xingtong Chen
Financial Innovation 
https://jfin-swufe.springeropen.com/ 

We really value your feedback! Please spend 1 minute to tell us about your experience of reviewing - click
https://springernature.eu.qualtrics.com/jfe/form/SV_cNPY5OM4ZC3PkON?J=40854 

This letter contains confidential information, is for your own use, and should not be forwarded to third parties. 

Recipients of this email are registered users within the Editorial Manager database for this journal. We will keep your
information on file to use in the process of submitting, evaluating and publishing a manuscript. For more information
on how we use your personal details please see our privacy policy at https://www.springernature.com/production-
privacy-policy. If you no longer wish to receive messages from this journal or you have questions regarding database
management, please contact the Publication Office at the link below. 

__________________________________________________ 
In compliance with data protection regulations, you may request that we remove your personal registration details at
any time.  (Use the following URL: https://www.editorialmanager.com/fini/login.asp?a=r). Please contact the
publication office if you have any questions.

Azharsyah Ibrahim <azharsyah@ar-raniry.ac.id> Sun, Mar 20, 2022 at 5:08 PM
To: reviews@publons.com

https://publons.com/review/15109056/
[Quoted text hidden]

https://jfin-swufe.springeropen.com/
https://springernature.eu.qualtrics.com/jfe/form/SV_cNPY5OM4ZC3PkON?J=40854
https://www.springernature.com/production-privacy-policy
https://www.editorialmanager.com/fini/login.asp?a=r
https://publons.com/review/15109056/

	35d4a3eb23cc7a93ba83d75c4425adbf11ead546613a48375d7b4420657e9eab.pdf
	35d4a3eb23cc7a93ba83d75c4425adbf11ead546613a48375d7b4420657e9eab.pdf
	35d4a3eb23cc7a93ba83d75c4425adbf11ead546613a48375d7b4420657e9eab.pdf

